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Citigroup Index LLC

Index LLC
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Citigroup

J.P. Morgan Securities LLC

37 20
............ 27 25
37 21 13 19
............ 108 100
13 20 14 22
............ 10 80 10
14 23 14
............ 16
0.707
10
X
7 0.7070 0.1818 0.4752 0.0500
6 7 0.6464 0.1662 0.4345 0.0457
5 6 0.5427 0.1395 0.3648 0.0384
4 5 0.4393 0.1129 0.2953 0.0311
0.40 4 0.4000 0.1028 0.2689 0.0283
0.35 0.40 0.3500 0.0900 0.2352 0.0248
0.30 0.35 0.3000 0.0772 0.2016 0.0212
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0.25 0.30 0.2500 0.0643 0.1680 0.0177
0.20 0.25 0.2000 0.0515 0.1344 0.0141
0.15 0.20 0.1500 0.0386 0.1008 0.0106
0.14 0.15 0.1000 0.0257 0.0672 0.0071
0.13 0.14 0.0840 0.0216 0.0565 0.0059
0.12 0.13 0.0680 0.0175 0.0457 0.0048
0.11 0.12 0.0520 0.0133 0.0350 0.0037
0.10 0.11 0.0360 0.0093 0.0242 0.0025
0.09 0.10 0.0200 0.0052 0.0134 0.0014
0.08 0.09 0.0180 0.0046 0.0121 0.0013
0.07 0.08 0.0160 0.0041 0.0108 0.0011
0.06 0.07 0.0140 0.0036 0.0094 0.0010
0.05 0.06 0.0120 0.0031 0.0081 0.0008

0.05 0.0100 0.0026 0.0067 0.0007

28 6 21
0.0011
0.0011 0.0003 0.0007 0.0001
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70,280,840 1.06

700,781,258 10.54

1,900,586,357 28.59

300,000,000 4.51

2,200,586,357 33.11

3,627,762,746 54.58

— 47,421,257 0.71

6,646,832,458 100.00

) ()

3,490,247,014) 1.0391)  3,626,715,673 1.0394  3,627,762,746 — —  |54.58
300,000,000 100.20 300,620,308 100.20 300,620,308  0.500| 2017/2/27 | 4.52
200,000,000 100.02 200,052,352 100.02 200,052,352  0.470/2016/10/20| 3.01

200,000, 000§ 100.00f 200,000,000 100.00f 200,000,000f 0.1

=

20 2017/1/12 | 3.04

200,000,000} 100.00f 200,000, 000f 100.00f 200,000,000, 0.080{2016/11/15( 3.01
200,000,000} 100.00f 200,000,000} 100.00f 200,000,000 0.020| 2017/6/22 | 3.01
200,000,000} 100.00f 200,000,000} 100.00f 200,000,000 0.020] 2017/7/10 | 3.01
200,000, 000] 100.00f 200,000, 000] 100.00f 200,000,000 0.020] 2017/9/7 | 3.01
200,000, 000f 100.00f 200,000, 000f 100.00f 200,000,000 0.106| 2017/1/6 | 3.01
200,000,000} 100.00f 200,000,000} 100.00f 200,000,000,  0.025( 2017/5/11 | 3.01
100,000,000} 100. 20f 100,207,338 100. 20f 100,207,338  2.250| 2016/11/4 | 1.5]
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100,000, 000f 100. 20f 100,204,566 100. 20] 100,204,566( 0.433] 2017/3/22 | 1.5]
100,000, 000| 100. 16} 100,160, 950} 100. 16} 100,160,950,  0.500( 2017/1/27 | 1.51
100,000, 000] 100. 10} 100,105,651 100. 10} 100,105,651 0.515| 2017/1/25 | 1.5

100,000, 000| 100.014 100,016,450} 100.014 100,016,450 0.5

ety

512016/10/20( 1.50

100,000,000} 100.00f 100,000,000} 100.00f 100,000,000,  0.020( 2017/7/3 | 1.50]
100,000, 000f 100.00f 100,000, 000| 100. 00} 100,000,000 0.010| 2017/2/15 | 1.50
100,000,000} 100.00f 100,000,000} 100.00f 100,000,000,  0.040[ 2017/3/14 | 1.50)
100,000, 000f 100.00f 100,000, 000] 100.00f 100,000,000( 0.025 2017/6/6 | 1.50
100,000, 000f 100.00f 100,000,000} 100.00f 100,000,000( 0.088| 2016/10/6 | 1.50
70,000,000 100. 40} 70,280,840 100. 40} 70,280,840, 1.810(2016/12/20( 1.06|

)

1.06

10.54

33.11

54.58

99.29
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)
46 (007 1 22 ) 13,827 13,850 1.0000 1.0016
47 (2008 1 21 ) 12,327 12,371 1.0000 1.0036
48 (2009 1 19 ) 10,143 10,183 1.0000) 1.0040
49 (2010 1 19 ) 9,513 9,535 1.0000) 1.0024
50 (011 1 19 ) 9,033 9,045 1.0000) 1.0013
51 (012 1 19 ) 8,638 8,646 1.0000) 1.0010
52 (013 1 21 ) 8,149 8,157 1.0000) 1.0010
53 (014 1 20 ) 7,800 7,807 1.0000) 1.0009)
54 (015 1 19 ) 7,460 7,465 1.0000) 1.0008
55 (016 1 19 ) 6,805 6,809 1.0000 1.0005
2015 9 7,278 — 1.0004 —
10 7,201 — 1.0004 —
11 7,028 — 1.0005 —
12 6,838 — 1.0005 —
2016 1 7,129 — 1.0000) —
2 7,077 — 1.0000) —
3 7,012 — 1.0001 —
4 6,941 — 1.0001 —
6,901 — 1.0001 —
6 6,847 — 1.0002 —
7 6,791 — 1.0002 —
8 6,727 — 1.0002 —
9 6,646 — 1.0003 —
46 2006 1 20 2007 22 0.001641
47 2007 1 23 2008 21 0.003597
48 2008 1 22 2009 19 0.003953
49 2000 1 20 2010 19 0.002367
50 2010 1 20 2011 19 0.001300)
51 2011 1 20 2012 19 0.000980)
52 2012 1 20 2013 21 0.000967
53 2013 1 22 2014 20 0.000873
54 2014 1 21 2015 19 0.000752
55 2015 1 20 2016 19 0.000546
2016 1 20 2016 19 —
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46 2006 1 20 2007 1 22 0.16
47 2007 1 23 2008 1 21 0.36
48 2008 1 22 2009 1 19 0.40
49 2009 1 20 2010 1 19 0.24
50 2010 1 20 2011 1 19 0.13
51 2011 1 20 2012 1 19 0.10
52 2012 1 20 2013 1 21 0.10
53 2013 1 22 2014 1 20 0.09
54 2014 1 21 2015 1 19 0.08
55 2015 1 20 2016 1 19 0.05

2016 1 20 2016 7 19 0.02

100

46 2006 1 20 2007 1 22 881,049,215 6,152,635,927
47 2007 1 23 2008 1 21 937,876,127 2,437,784,368
48 2008 1 22 2009 1 19 856,287,617 3,040,348,748
49 2009 1 20 2010 1 19 643,803,418 1,274,289,938
50 2010 1 20 2011 1 19 578,728,848 1,058,214,905
51 2011 1 20 2012 1 19 600,303,498 995,874,458
52 2012 1 20 2013 1 21 524,452,492 1,013,197,396
53 2013 1 22 2014 1 20 526,809,326 875,394,126
54 2014 1 21 2015 1 19 484,471,029 824,884,608
55 2015 1 20 2016 1 19 365,191,688 1,019,458,401

2016 1 20 2016 7 19 348,972,410 343,826,782

2016 9 30
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5,940,173,425 11.30

17,299,130,734 32.91

26,425,440,779 50.27,

700,000,000 1.33

27,125,440,779 51.60

1,999,989,934 3.80)

— 206,588,713 0.39

52,571,323,585 100.00

) ()

1,700,000,000 100.33  1,705,723,650 100.33]  1,705,723,650| 0.351f 2017/9/20 | 3.24
1,500,000, 000 —  1,499,987,464 —  1,499,991,748 —{2016/12/19| 2.85
1,400,000,000 100.14  1,401,973,644 100.14[  1,401,973,644| 0.460| 2017/1/24 | 2.67]
1,370,000,000 101.86  1,395,518,630 101.86]  1,395,518,630|  1.920| 2017/9/20 | 2.65)
1,200,000,000 100.12  1,201,526,364 100.12(  1,201,526,364 0.150| 2017/8/25 | 2.29
1,100,000,000 100.22  1,102,491,414 100.22]  1,102,491,414 0.460| 2017/4/21 | 2.10)
1,000,000,000 101.77]  1,017,727,680 101.77]  1,017,727,680| 2.160| 2017/7/28 | 1.94
1,000,000,000 100.61)  1,006,194,930 100.61)  1,006,194,930| 0.852( 2017/6/20 | 1.91]
1,000,000,000 100.27|  1,002,702,678 100.27|  1,002,702,678| 0.340| 2017/7/25 | 1.91]
1,000,000,000 100.05  1,000,535,058 100.05/  1,000,535,058| 0.100| 2017/4/21 | 1.90)
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1,000,000,000] 100.00f  1,000,000,000 100.00]  1,000,000,000( 0.040| 2017/2/16 | 1.90
1,000,000,000] 100.00f  1,000,000,000 100.00,  1,000,000,000] 0.040f 2017/2/23 | 1.90|
1,000,000,000 100.00f  1,000,000,000 100.00]  1,000,000,000( 0.050| 2017/2/20 | 1.90
900,000, 000] 100.39) 903,542,918 100. 39| 903,542,918 1.880(2016/12/20| 1.72]
900,000, 000] 100. 26} 902,360,895 100. 26} 902,360,895  0.400| 2017/5/26 | 1.72
800,000,000 100.21f 801,729,288 100.214 801,729,288 0.450( 2017/3/27 | 1.53]
800,000, 000] 100.08f 800,708,652 100. 08} 800,708,652 0.465/2016/12/20 1.52
800,000,000 100.06 800,519,552 100. 06} 800,519,552 0.100f 2017/5/25 | 1.52]
800,000,000 100.00f 800,000, 000f 100.00f 800,000,000] 0.020f 2017/9/7 | 1.52]
780,000,000 100.28 782,225,006 100.28} 782,225,006] 0.350( 2017/7/27 | 1.49
700,000,000 101.02] 707,156,252 101.02] 707,156,252| 1.990( 2017/4/27 | 1.35|
700,000, 000] 100.77} 705,442,872 100.77] 705,442,872  1.700| 2017/3/17 | 1.34
700,000,000 100.25 701,765,624 100. 25 701,765,624)  0.450( 2017/4/27 | 1.33]
671,000,000 100. 29 672,973,178 100. 29| 672,973,178 1.800(2016/11/30| 1.28]
650,000,000 100.63 654,120,104 100.63} 654,120,104 1.900f 2017/1/30 | 1.24]
630,000,000 100.74 634,693,616 100.74 634,693,616 3.450(2016/12/20| 1.21f
600,000, 000] 101.10f 606,641,962 101.10f 606,641,962 1.780| 2017/5/19 | 1.15
600,000,000 100.77} 604,659,457| 100.77] 604,659,457| 2.110( 2017/2/16 | 1.15]
600,000, 000] 100. 20) 601,259,123 100. 20f 601,259,123 0.410( 2017/4/20 | 1.14]
600,000,000 100.19 601,166,154 100. 19 601,166,154 0.222( 2017/6/20 | 1.14]
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